Evidence from Older Irish Adults * Across the subjects of economics, sociology and demography, much has been written about the difficulties faced by immigrants. However, much less attention has been paid to the readjustment challenges migrants face on their return. In this paper, we examine whether and the extent to which a group of returned migrants experience higher degrees of social isolation and loneliness compared to compatriots who never lived abroad. The data used are from the first wave of the Irish Longitudinal Study on Ageing (TILDA). We find that social isolation is a significant feature of the lives of return migrants. 
Introduction
Across the subjects of economics, sociology and demography, much has been written about the difficulties faced by immigrants in adjusting to life in their destinations. These difficulties range from the more modest forms, such as homesickness, to extreme forms such as discrimination and violent hostility. Between these extremes, immigrants have been shown to experience difficulties in accessing employment, social supports and housing.
While the situation of immigrants has been extensively studied, much less attention has been paid to the difficulties return migrants face when they come back to live in their countries of birth. This relative lack of research may be based on a view that once immigrants have returned to their home country, they blend back in and are then essentially no different to other natives in that country of origin. However, a number of studies which we describe below suggest that return migrants can experience significant re-adjustment challenges.
In this paper, we add to this strand of research by examining whether a group of returned migrants experience higher degrees of social isolation and loneliness compared to compatriots who never lived outside of their country of birth. The data used are from the first wave of the Irish Longitudinal Study on Ageing (TILDA). Given Ireland's long history of migration (and return migration), this large and nationally representative sample of older Irish adults provides a uniquely valuable resource upon which to base research on the experiences of returned migrants. In addition, our data allow us to control for early traumatic events in the lives of the survey respondents such as physical or sexual abuse in childhood. As such events are likely to be correlated with both migration and social isolation/loneliness later on in life, an inability to control for them would be a weakness. We also investigate whether unobserved heterogeneity between migrants and stayers (seen as a cause of endogeneity) biases our results.
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Our research question is current and important for a variety of reasons. International migration has increased significantly in the last decade in Europe. According to Eurostat latest estimates on international migration, 2.3 million people left their country of origin in 2008 alone. Although some migrants will never return home (permanent migrants), many will spend a number of years abroad and then return to their country of origin (temporary migrants). At this stage, it is difficult to predict how many migrants will return home.
However, previous studies have estimated return migration rates in Europe in the range of 70 to 85% (Böhning 1987 and Glytsos 1988) . For countries or regions which will face significant populations of (older) returned migrants, a high prevalence of social isolation will have implications for the use and delivery of social services.
At an individual level, the implications are clearly more immediate. The absence of loneliness and social isolation is seen as an important factor for good quality of life (Sinclair et al 1990) . Also, a number of international studies have shown a strong positive association between social engagement and physical, cognitive and mental health outcomes, especially for older people (Conroy et al 2010; Glass et al 2006; Rodriguez et al 2011; Seeman et al 2010 and Sirven and Debrand 2008) . Similarly, loneliness has been shown to predict a wide variety of mental and physical health outcomes, such as depression, nursing home admission, and mortality (Conroy et al 2010; Hawkley et al 2010; Grenade and Boldy 2008 and O´Luanaigh and Lawlor 2008) .
The remainder of the paper is structured as follows. In section 2, we review the literature on the re-adjustment experiences of return migrants. In section 3, we investigate historical Irish migration and, in particular, the literature on the experiences of the Irish abroad in the second half of the twentieth century. In section 4, we describe the data used in the empirical analysis.
In section 5, we illustrate the methodology employed in our paper. In sections 6 and 7, we 4 present both descriptive statistics and the results from the econometric analysis. Section 8 concludes.
The re-adjustment experiences of return migrants: evidence from previous studies
Many empirical studies have highlighted the sense of disappointment, isolation and feelings of alienation and not-belonging experienced by return migrants on their return to their home country (Constable 1999; Long and Oxfeld 2004; Christou 2006; Cerase 1967 Cerase , 1970 Cerase and 1974 . Cerase (1967 Cerase ( , 1970 Cerase ( and 1974 investigated the re-adjustment experiences of Italian migrants from the US in the 1960s and 1970s. He found that the longer the time spent away, the more difficult the reintegration in Italy, with those who spent less than ten years in the US facing the least difficulties. Cerase (1967 Cerase ( , 1970 Cerase ( and 1974 also found that those who retired back to Italy tended to become an isolated group, neither able nor willing to integrate themselves into the Italian society. In her study on second-generation Greek-American returning migrants, Christou (2006) found that return migrants were disappointed in finding that Greece, Greeks and Greek ways of life were not as 'pure' as they had imagined and were dissatisfied with their material circumstances and prospects following 'return' migration (p.
832).
In the Irish context, three studies are of particular interests: Gmelch (1985 and , McGrath (1991 ) and Ni Laoire (2007 ). In 1977 -1978 , Gmelch (1985 and collaborators interviewed 606 Irish migrants who had lived abroad for at least two years and then returned to Ireland and settled down in small communities in the west of the country. 51% of return migrants stated that they were not satisfied with their lives back in Ireland during their first year back. This compared to 21% for those who had been back for two or more years and 17% for those who had been back for more than five years. This suggests that the longer the time spent in the home 5 country after migration, the higher the degree of readjustment. The reasons for dissatisfaction after returning to Ireland included: the slow pace of life widespread inefficiency in Ireland; the perceived differences with the local community; the inability to develop a satisfactory social life; and the unfavourable economic situation. Also, return migrants felt that their interests were different from those of the local people and encountered problems in reestablishing relationships with friends and relatives at the pre-migration level of intimacy.
The difficulties encountered in re-establishing relationships increased with the time spent abroad. 85% of respondents stated that they felt different from stayers. Gmelch (1985) also found that the variable most strongly related to adjustment was satisfaction with social life.
McGrath (1991) investigated the experiences of 142 return migrants who returned to the west of Ireland (Achill Island). The main reason for return was the desire to be close to family and friends or to care for (older) relatives. McGrath (1991) found that the returned migrants remained a separate and distinct community. Most returners faced a range of different readjustment problems, including: the poor economic situation and lack of employment opportunities; lack of variety in shopping; the unfriendly attitude of locals; and the inefficiency and slow pace of island life. 60% of the return migrants interviewed did not belong to a club, compared to 27.3% of stayers. Also, stayers tended to belong to or organise several clubs, compared to only one or two for return migrants. Return migrants were also twice as likely as stayers to have return migrants as their closest friends. More than a quarter of returnees 'definitely intended to reemigrate' (p.63).
Ni Laoire (2007 and 2008) collected 33 life narratives of migrants who left Ireland between the late 1970s and early 1990s and returned home in the mid 1990s/beginning of the 21th century. Ni Laoire (2008:40) concluded that "narratives of 'not quite belonging' recur [red] among return migrants". 
Historical overview of Irish migration
The topic of migration has been of enormous importance for Ireland since the early part of the last century. For much of the twentieth century, emigration from Ireland was high and population decline continued until 1961. But even in the 1960s when the population grew, emigration continued. The 1970s saw unprecedented inflows but net outflows resumed in the 1980s, thereby leaving emigration as a defining feature of Ireland's demographic and economic experience. Table 1 shows net migration flows and rates in Ireland in the period which is of most interest for our research (i.e. up to the early 1990s). Table 1 shows that, on an annual basis, net outward migration averaged 14.1 per 1,000 of the population in the 1950s and 4.6 percent 1,000 in the 1960s. These outflows were counterbalanced by net inflows in the 1970s (3.2 per 1,000). However, net outward migration averaged 5.9 per 1,000 of the population in the 1980s.
-- Table 1 around hereWith regard to the destinations of Ireland's emigrants, a major shift occurred at the beginning of the 1930s. Between 1880 and 1921, 87% of emigrants went to the United States whereas only 10 % went to Britain. However, it is estimated that by the late 1940s over 80% of the outflow went to Britain and this continued in the 1970s (Barrett 2005) . The outflow was concentrated in the 15-24-year age category and so emigration was a young person's pursuit.
Also, most migrants left as single people (Leavey et al 2004) .
The literature on the Irish experience in Britain has revealed that most individuals migrated for economic reasons, although this generally co-existed with a 'push' factor of desire to escape or change (Gmelch 1985 , Ryan 2004 and Leavey et al 2004 .
Turning to the occupation of migrants, Hughes and Walsh (1976) reported that a third of male migrants were 'construction workers' or 'labourers n.e.c. (not elsewhere classified)'. Nearly 60% were in the skilled, semiskilled, and unskilled manual socioeconomic group. The occupation distribution reveals a higher occupational status for Irish women in Britain than for Irish men. Walter (1989) reported that by the 1960s, 11% of all nurses recruited in hospitals in the south east of England were born in Ireland. Similarly, Daniels (1993) reported that by 1971 there were 31,000 Irish-born nurses in Britain, constituting 12% of all nursing staff. TILDA is made of three components: the computer-aided personal interview (CAPI) questionnaire; the self-completion questionnaire (SCQ), designed to explore certain areas that were considered particularly sensitive for respondents to answer directly to an interviewer; and the health assessment component of the study, conducted both in dedicated TILDA health assessment centres and, alternatively, in respondents' homes.
Data
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The first wave of TILDA includes 8,504 respondents for the CAPI questionnaire, 7,191 for the SCQ and 6,153 for the Heath Assessment. In the CAPI questionnaire, individuals are asked about their nationality and -for the purpose of this analysis -the sample is restricted to Irish nationals only. TILDA also collects information on previous migration experiences. In particular, individuals residing in Ireland are asked if they have ever lived outside Ireland for at least six months. If they answer yes, individuals are coded as "return migrants'; if they answer no, they are coded as 'stayers'. Also, information on the total number of years spent abroad and age at first migration is collected. Using the information on the total number of years spent abroad, we divide return migrants into two categories: i) short-term return migrants and ii) long-term return migrants.
We investigated different cut-off points to distinguish between short-term and long-term return migrants. In our preferred specification, short-term migrants are classified as those who lived abroad for one to nine years and long-term migrants are classified as those who lived in another country for ten years or more. However, if a lower cut-off point was to be chosen (e.g. five years), the results of our models would not change significantly. Using information on current age, age at migration and number of years spent abroad, we are also able distinguish between those who returned to Ireland in the last decade (recent returners) and those who returned at an earlier stage (earlier returners).
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In the TILDA sample, 24% of men and 21% of women have lived abroad for at least 6 months. Forty six percent of the male return migrants and 43% of female return migrants have lived abroad for at least 10 years. Sixty seven percent of men and 74% of women left Ireland for the first time when aged 16-24.
Methodology
Outcome variables and model specification
There are different ways to describe older adults' engagement (or lack of) in social activities, the type and number of social connections they have and loneliness. Although social isolation and loneliness are sometimes referred to as similar/identical concepts, they are separate concepts and do not necessarily co-occur. Social isolation is an objective measure and refers to the absence of relationships/minimal contact with other people. Loneliness is a subjective measure and refers to the feeling of missing intimate relationships, a specific desired companion or a wider network (Wenger et al 1996) . A unified model of social isolation or loneliness does not exist in the literature. Different scholars have looked at a range of different variables, focusing either on demographics characteristics or on behavioural patterns. Also, the empirical results in the literature on social isolation and loneliness are fairly mixed. For a good review, please see Wenger et al (1996) .
We employ three different models in our paper. In our first model (Model 1), we measure social connectedness using an adapted version of the Berkman-Syme Social Network Index (Berkman and Syme 1979) . This index includes four components: 1) marital status: a dummy variable equal to one if the individual is married or cohabiting; 0 otherwise; 2) presence of close children, relatives or friends: a dummy variable equal to one if the individual has at least two children, other relatives or friends she feels close to; 0 otherwise; 3) membership of church groups: a dummy variable equal to one if the individual attends religious services at least once per month, 0 otherwise; and 4) membership of community organisations: a dummy variable equal to one if the individual participates in any groups such as a sports or social group or club, a church connected group, a voluntary association, a self-help or charitable body or other community group or a day care centre. Each connection type is scored either zero or one and the four scores are summed to create four levels (0-4) of social connection or engagement: most isolated (0-1), moderately isolated (2), moderately integrated (3) and most integrated (4). We employ a standard probit model in which the outcome variable is equal to one if the individual is most or moderately isolated according to the Berkman-Syme Social Network Index, 0 if she is moderately or most integrated (Model 1).
We then turn to Model 2, in which we investigate close ties more closely. We employ an Ordinary Least Squares (OLS) model in which the dependent variable is the sum of close friends, children or other relatives (Model 2).
We finally investigate Model 3, which focuses on loneliness. In TILDA, loneliness is measured using a modified version of the University of California -Los Angeles (UCLA) Loneliness Scale (Russell 1996) . Four negatively-worded questions and one positivelyworded question are used: how often do you feel lack of companionship? How often do you feel left out? How often do you feel isolated from others? How often do you feel lonely?
How often do you feel in tune with the people around you? The frequency of the outcome variable is assessed as: hardly ever or never; some of the time; or often. The responses to the five questions are summed and the final score can range from zero (not lonely) to ten (extremely lonely). We employ a two-limit tobit model, where the two 'limits' are the lowest (zero) and highest (ten) possible scores.
Explanatory variables
Focusing first on the variables which are of most interest for us, we control for return migration distinguishing between short-term and long-term migration and for number of years since return. We include three migration dummy variables in the model, with an omitted/reference category of stayers: i) a dummy variable equal to 1 if the individual is a short-term migrant (one to nine years spent abroad), 0 otherwise; ii) a dummy variable equal to 1 if the individual is a long-term recent returner (ten or more years spent in another country and returned to Ireland in the last decade), 0 otherwise; iii) a dummy variable equal to 1 if the individual is a long-term earlier returner (ten or more years spent in another country and returned to Ireland at least eleven years prior to the interview).
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• Age (single year of age)
We then control for a number of 'standard' socio-economic characteristics that are associated the outcome variables. These include:
• Educational attainment: highest qualification attained, in three categories: primary or none, secondary and third or higher 3
• Current self-reported labour market status, in five categories: employed, retired; permanently sick or disabled; unemployed; and other
• Current area of residence, in three categories: Dublin; town/city other than Dublin; rural area
• Current self-reported health: a dummy variable for whether the respondent self-rates her current health as fair or poor
• Number of living children and siblings
• A dummy variable for whether the mother (father) is alive
• Socioeconomic status in childhood: a dummy variable for whether the respondent was living in a rural area at age 14 and a dummy variable for whether the respondent grew up in a poor family
• Health in childhood: a dummy variable for whether the respondent self-rates her health in childhood (from birth to age 14) as poor
In Models 2 and 3 (which focus on the number of close ties and relatives and loneliness score, respectively), we also control for whether the respondent is married or cohabiting. The same does not apply to Model 1, given that being married or cohabiting is one of the four components of the Berkman-Syme Social Network Index (the outcome variable).
Beside controlling for standard socio-economic characteristics and migration, we are also able to control for negative life events in childhood. We believe it is important to control for negative early life events because they are likely to be correlated with both migration and social participation / loneliness later on in life (Seabook 1973 and Tornstam 1989) . In the SCQ, TILDA respondents are asked to report whether before turning 18 they were either physically or sexually abused by either their parents or anybody else and whether their parents drank or used drugs so often that it caused problems in the family. Unsurprisingly, the number of missing observations for the negative early life events is significantly higher than for the other controls. To avoid losing important information, we include two dummies for each event: 1) event occurred; 2) respondent did not provide information on the specific event, with 'event did not occur' being the reference category.
Addressing endogeneity
A key empirical problem we are facing in the social isolation models (Models 1 and 2) is the potential endogenous nature of the migration variable. The intuitive justification is that migration might be endogenous if the decision to migrate is correlated with unobservables 13 that affect social isolation later on in life. For example, one could argue that those who decide to migrate are a priori more 'disconnected' from the society they live in. Ideally, one would also want to control for social participation/engagement before migration or for personality traits. We argue that this problem does not affect loneliness (Model 3): we do not see why those who decide to migrate are a priori more (or less) likely to feel lonely later on in life.
If migrants and stayers differ in unobservable factors that are correlated with social isolation later on in life, standard models may generate a biased estimate of the coefficients of the migration variables. The use of negative early life events helps us to control for endogeneity.
Usually information on negative early life events is not collected in (migration) surveys. As a consequence, life events are normally confined to the error term, but are a potential source of endogeneity if are correlated with both migration and social isolation later on in life.
However, even the inclusion of controls for negative life events may not be sufficient to account for unobservables. Hence, we also use an instrumental variable approach to explore more fully possible endogeneity problems. A key element in running this procedure is the identification of a variable which is correlated with the likelihood of being a return migrant but not with social isolation. As an instrument, we use the unemployment rates for the years in which the individuals in our sample would have been deciding whether to migrate or not.
We believe that unemployment rates are strongly correlated with the individual's decision to migrate, with the individual being more likely to migrate in periods characterized by unemployment levels. However, we do not see a strong association between annual unemployment rates and social isolation later on in life. Barrett and Goggin (2010) use unemployment rates in the year individuals left full time education as an instrument in an analysis of the wages of return migrants relative to stayers. They argue that this capture economic conditions and hence is likely to influence migration decisions. Our use of unemployment rates is similarly motivated.
Descriptive statistics
We use variables from both the CAPI and the self-completion questionnaires and restrict our sample to respondents who have completed both. As previously mentioned, we exclude respondents who were not born in Ireland. For men, 76.1% are stayers and 23.9% are return migrants. The corresponding figures for women are 78.9% and 21.1%, respectively. 45.7% of male migrants have lived abroad for at least ten years. Of these, 17.7% have returned in the last decade and 82.3% at an earlier stage. 42.6% of female migrants are long-term return migrants. Of these, 18.3% have returned in the last decade and 81.7% at an earlier stage.
Men
In Table 2 we report the mean values (and standard deviations) of all the variables used in our analysis for males. These are presented separately for: i) stayers; ii) short-term return migrants; iii) long-term recent returners; and iv) long-term earlier returners.
Focusing first on the outcome variables, Table 2 shows that both long-term recent returners and long-term earlier returners are more likely to be most or moderately isolated, according to the Berkman-Syme Social Network Index. 31.8% of stayers are most or moderately isolated according to this index, compared to 34.2% of short-term migrants, 62.3% of longterm recent returners (p<0.01) and 45% of long-term earlier returners (p<0.01). Table 2 also shows the four components of the index separately: compared to stayers, long-term migrants are significantly less likely to be married or cohabiting (p<0.05), to go to church on a regular basis (p<0.01) and to be a member of a community organisation (p<0.01). Long-term recent migrants also have fewer children, other relatives or friends they feel close to (an average of 8.5 compared to 11.6 for stayers). The average score of the modified version of UCLA loneliness scale (where 0=not lonely and 10=extremely lonely) is significantly higher for long-term recent and earlier returners.
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Turning to the explanatory variables, Table 2 shows that short-term and long-term migrants have different characteristics and in turn differ across a range of variables when compared to stayers. In general terms, long-term migrants are more likely to be older and poorly educated, have grown up in a poor family or in a rural area, be retired and have fewer living children. On the other hand, short-term migrants are more likely to be highly educated and have more living children. It is also interesting to note that long-term recent returners are least likely to be in employment and most likely to be permanently sick or disabled and to report their current health as poor.
Turning finally to negative early life events, Table 2 shows that 9.3% of stayers report to have been sexually or physically abused before turning 18, compared to 15.7% of short-term return migrants (p<0.01), 14.6% of long-term recent returners and 9.4% of long-term earlier returners. Also, 7.5% of stayers report that their parents were drinking / taking drugs so often that it caused problems in the family, compared to 13.5% of short-term migrants (p<0.01), 6.7% of long-term recent returners and 7.3% of long-term earlier returners. This supports the view that, although economic reasons were a key determinant of emigration from Ireland in the second half the 20th century, 'push' factors of desire to escape or change might have also played an important role.
-- Table 2 around here - Table 3 shows that a different picture emerges for women: both short-term and long-term female migrants are more likely to be most or moderately isolated, according to the BerkmanSyme Social Network Index. 33.4% of stayers are most or moderately isolated according to this index, compared to 38.9% of short-term migrants (p<0.10), 46.3% of long-term recent returners (p<0.06) and 43% of long-term earlier returners (p<0.01). However, there are not 16 statistically significant differences in the number of close ties between stayers, short-term migrants and long-term migrants. Also, short-term return migrants are most likely to participate in a community organization but least likely to go to church on a regular basis.
Women
Finally, there are not statistically significant differences in the mean loneliness score of female stayers and migrants. were "economic agents" and spent time in employment as opposed to inactivity when living abroad. This seems to be particularly the case for long-term migrants.
As was the case for men, short-term migrants are also more likely to report having been sexually or physically abused before turning 18. Table 3 around here - Table 4 shows the results of Models 1, 2 and 3 for men. Marginal effects and standard errors are presented for Models 1 and 3 (probit and tobit models), coefficients and standard errors are presented for Model 2 (OLS model).
--
Results
Men
5
Focusing on the other explanatory variables, the results of Model 1 show that social isolation is more common amongst those who are poorly educated, unemployed or in 'other labour market status', in poor health and have been subject to physical or sexual abuse in childhood.
Interestingly, those who are living or grew up in a rural area are less likely to be isolated. This might be partly explained by the fact that church attendance is one of the components of Focusing first on the migration variables in Model 1, Table 4 shows that both long-term recent returners and long-term earlier returners are more likely to be most or moderately isolated when isolation is defined using (the adapted version of) the Berkman-Syme Social Network Index. The probability of being moderately or most isolated is 23.6% points higher for long-term recent returners (p<0.01) and 11.1% points higher for long-term earlier returners (p<0.01) than for stayers. The results of Model 2 also show that long-term recent returners have -on average -2.3 close ties less than stayers (p<0.05). Our results seem to suggest that there are not statistically significant differences in the social participation/presence of close ties between short-term migrants and stayers. However, longterm migrants -and especially long-term recent returners -are at higher risk of social isolation. Turning to loneliness, we do not find evidence that return migrants are more likely to be lonely than stayers.
5 Different marginal effects can be computed in tobit models. In Model 3, marginal effects describe how the observed dependent variable (which is bounded between 0 and 10) changes with respect to the regressors. the social isolation index used in this paper. The results of Model 2 show that men living in Dublin or another city, in poor health and who have been subject to physical or sexual abuse in childhood have fewer close ties. Also, the higher the number of living children or siblings, the higher the number of close ties. However, respondents whose mother is still alive have fewer close ties. In lines with the results of the international literature (see Sundström et al (2009) for a review) being single and in poor health are positively correlated with feeling lonely. We also find that the likelihood of feeling lonely is higher for those who grew up in a poor family, were physically or sexually abused in childhood and grew up in a household in which the parents drank so much that it caused problems in the family. Table 4 around here -
--
Instrumental variable approach
As explained in Section 5.3, we also control for endogeneity of the migration variables in Models 1 and 2 using the instrumental variable approach. As an instrument, we use the unemployment rate for the year in which a migrant left and for the year in which a stayer was most likely to decide whether or not to migrate. For stayers, this is not observed so we need to estimate the year. Based on those who did migrate, we compute the average age at migration -stratified by sex and educational attainment -and use it to estimate the age at which stayers were most likely to migrate. For example, the average age at migration for men with primary or no education was 19 years of age. For male stayers with primary or no education, we apply the unemployment rate for the year in which they turned 19. This is the year 'stayers were most likely to migrate', although they actually decided not to leave Ireland. Also, we were able to collect information on unemployment rates only from 1951 onwards. Thus, we had to exclude those who either migrated before 1951 or were 'most likely to migrate' before 1951 when implementing the instrumental variable approach. This results in a loss of 10.0% of observations for men and 10.6% of observations for women.
Focusing first on Model 1, since both return migration -the potentially endogenous variableand the outcome variable (i.e. the probability of being moderately or most isolated) are binary, the model estimation strategy is not a straightforward choice. Following Wooldridge (2002, section 15.7.3, p. 477) and Morris (2007) we use a bivariate probit model. 6 We run three different bivariate probit models, including: a) stayers and short-term migrants; b) stayers and long-term recent returners; c) stayers and long-term earlier returners. We look at the different types of migrants separately because there could be differences in unobservable factors that are correlated with social isolation / number of ties between stayers and short-term migrants but not between stayers and long-term migrants or viceversa. Each hypothesis needs to be tested separately. Coefficients and standard errors for model c) are presented in Table 5 . Results for models a) and b) can be made available on request. In all the three models, the unemployment rate is significant at 1% level in the migration equation. This supports our initial assumption that the correlation between annual unemployment rates and migration is high and confirms the relevance/non-weakness of the instrument. We find no This specification allows us to account for the binary nature of both the migration and the outcome variables. It also allows us to deal with the issue of endogeneity by allowing the error terms in both the outcome and migration equations to be correlated. Evidence of exogeneity of the return migration variable is found if one fails to reject the null hypothesis that the error terms are independent. This is done through a Wald test of the rho parameter -the correlation between the error terms in the outcome and migration equations. To test for the relevance/non-weakness of the instrument, we check its significance in the migration equation.
evidence of endogeneity of the migration variable in a) and b): in these two models, we fail to reject the hypothesis that the error terms are independent (the p value of the rho parameters is 0.25 and 0.13, respectively). However, the p value of the rho parameter is less than 0.02 in c).
This suggests a correlation in the error terms in the outcome and migration equations when comparing male stayers and long-term earlier returners. In the biprobit specification, we calculate the marginal effect of the migration variable in the following way. For each observation, we compute the difference in the conditional probability that the individual is moderately or most isolated given that he is a migrant and the conditional probability that the individual is moderately or most isolated given that he is a stayer. We then average the difference over all observations. The average marginal effect is 0.058, lower than the marginal effect obtained in the probit model but still positive. 7 We finally test for endogeneity in Model 2, in which the dependent variable is the sum of close ties. In this model, the dependent variable is continuous so we estimate the instrumental variable estimator using the 2SLS (two stage least squares) method and implementing it with the command ivreg2 in Stata 12. We find that the instrument is relevant/non-weak (high value of F statistics) but we do not find evidence of endogeneity. Hence, the OLS model that -- Table 5 around here - 7 The validity of the instrument can in general not be tested, especially when one has only one instrument.
However, as a further robustness check, we run three additional regressions in which beside the standard controls and early negative life events, we also add the instrument (annual unemployment rate) as an additional explanatory variable. We find that the instrument does not have any impact on the probability of being isolated (p value is equal to 0.31 in the model including stayers and short-term migrants; 0.43 in the model including stayers and long-term recent returnebrs and 0.26 in the model including stayers and long-term earlier returners).
Although these results are encouraging, one needs to remember that this is not a formal test of the validity of the instrument.
includes both 'standard' regressors, negative early life events and the migration variables is the preferred specification to use. Table 6 shows the results of Model 1 and 2 for women. Focusing first on the migration variables in Model 1, Table 6 shows that short-term migrants, long-term recent returners and long-term earlier returners are more likely to be most or moderately isolated when isolation is defined using (the adapted version of) the Berkman-Syme Social Network Index. There also seems to be an "isolation gradient", with short-term migrants being least likely to be at risk of isolation, followed by long-term earlier returners and then long-term recent returners.
Women
Compared to stayers, the probability of being moderately or most isolated is 5.4% points higher for short-term migrants (p<0.06), 8.9% points higher for long-term earlier returners (p<0.05) and 15.4% points higher for long-term recent returners (p<0.05).
However, the results of Models 2 and 3 show that there are not statistically significant differences in the number of close ties and the loneliness score between female stayers, shortterm migrants and long-term migrants. Our results are less clear cut for women. We find that although female return migrants are at higher risk of isolation (according to the BerkmanSyme Social Network Index), they do not have fewer close ties and do not feel more lonely.
Turning to the other explanatory variables, the results of Model 1 show that isolation is more common amongst those who are poorly educated, unemployed or permanently sick or disabled or in 'other labour market status', in poor health and have been subject to physical or sexual abuse in childhood. Once again, women who are living or grew up in a rural area are less likely to be isolated. The results of Model 2 show that women who are unemployed, older, in poor health and who grew up in a poor family have fewer close ties. Also, as for men, the higher the number of living children or siblings, the higher the number of close ties.
22
Finally, also for women the likelihood of feeling lonely is higher for those who are not married or cohabiting, who are in poor health and who were physically or sexually abused in childhood.
-- Table 6 around hereWe finally control for endogeneity also for women. We employ a biprobit model when the dependent variable is the probability of being moderately or most isolated and the 2SLS method when the dependent variable is the sum of close ties. Once again, we find no evidence that the return migration variables are endogenous.
Conclusions
We began the paper by raising the possibility that return migrants may face re-adjustment difficulties when they return to live in their countries of origin. Our results suggest that social isolation is a significant feature of the lives of both male and female return migrants and that the degree of social isolation is typically stronger for people who spent longer away and who have returned more recently. We did not find evidence of higher degrees of loneliness among the returned migrants. Although both recent and earlier long-term male return migrants are more likely to feel lonely when one controls only for migration, the effect disappears when a wide range of controls -including self-reported health and marital status -are added to the model.
As explained in the paper, social isolation and loneliness are separate concepts. The former is an objective measure and refers to the absence of relationships/minimal contact with other people. The latter is a subjective measure and refers to the feeling of missing intimate relationships, a specific desired companion or a wider network. So why are older Irish return migrants more likely to be socially isolated but not more likely to feel lonely?
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One possible explanation is that the return migrants in our sample have gone through a process of adaptation over the years, so although they are less likely to participate in clubs, go to church and be married or cohabiting and have less close ties, they do not feel that they are missing intimate relationships or a wider network. In other words, return migrants might have learnt to be 'self-sufficient' individuals and/or developed a coping mechanism. An alternative explanation is that the modified version of the University of California -Los Angeles Loneliness Scale is not a good measure to capture loneliness in the among TILDA respondents. The average loneliness score in the TILDA sample is relatively low: around 2, on a scale from 0 (not lonely) to 10 (lonely). As argued by Timonen et al (2011, p. 61 ), 60% of respondents in TILDA who are 'objectively' socially isolated report that they never feel isolated from others.
Previous research has also shown that there are profound cultural differences in the perception of loneliness. More than two decades of research on loneliness has shown that -in contrast to what one would intuitively think -loneliness amongst older people is higher in Southern Europe than in Northern Europe. Sundström et al (2009) used data from the first wave of the Survey of Health, Ageing and Retirement in Europe (SHARE) to compare loneliness across countries. They focussed their analysis on the question "how often have you experienced the feeling of loneliness over the last week?" and dichotomized loneliness into substantial loneliness (almost all of the time or most of the time) versus less frequent feelings of loneliness (some of the time or almost none of the time). They found that around 12% of respondents have felt "substantially lonely" in the week prior to the interview. However, substantial loneliness ranged from 4% in Switzerland, 5% in Denmark and 7% in Sweden to 18% in Italy and 20% in Greece. The loneliness question is slightly different in TILDA, but 'only' 6.6% of respondents say that they often feel lonely. Hence, Ireland seems to be a country with low level of reported loneliness amongst older people.
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While the findings on loneliness are open to different interpretations, we do seem to have uncovered clear evidence that return migrants experience higher degrees of social isolation.
From the perspective of the individual, such isolation is clearly a cost of migration although it may not be fully appreciated when initial migration decisions are made. To the extent that this later-life social isolation resulting from migration and return is anticipated, it may help to explain patterns of migration and return. From a broader social perspective, the presence of large numbers of return migrants in countries such as Ireland and Mexico leads to concerns of social isolation among these people with the potential consequences for health, both physical and mental, and care needs. 1926-1936 -7,255 -9,420 -16,675 -5.6 1936-1946 -11,258 -7,453 -18,711 -6.3 1946-1951 -10,309 -14,075 -24,384 -8.2 1951-1961 -21,786 -19,091 -40,877 -14.1 1961-1971 -6,236 -7,215 -13,451 -4.6 1971-1981 +5806 +4583 +10389 +3.2 1981-1991 -8,283 -6,094 -14,377 -5.9 Source : 1926 : -1986 : taken from NESC (1991 1986 -91 from Sexton (1996 . 
